San Bernardino County Pool Summary (as of 3/31/2018)

1.
2.
3.

Security Type
Bankers Acceptances

Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Notes

Federal Agencies
Money Market Mutual Funds
Municipal Debt
Repurchase Agreements
FICA

NOW Account

Joint Powers Authority
Supranationals

U.S. Treasuries

Total Securities
Cash Balance
Total Investments

Accrued Interest
Total Portfolio

Amortized Market  Market % of  Yield to Maturity = Weighted Modified
Cost Value Portfolio At Cost Avg. Maturity  Duration
0.00 0.00 0.00 - - - -
1,325,000,000.00  1,325,000,839.50  1,323,394,021.50 19.8% 1.73% 132 0.36
0.00 0.00 0.00 - - - -
1,014,000,000.00  1,011,942,976.77  1,011,539,356.00 15.1% 1.77% 45 0.12
130,000,000.00 129,982,085.75 128,352,156.00 1.9% 1.65% 598 1.58
1,748,672,000.00  1,747,583,933.76  1,733,719,274.86 25.9% 1.42% 460 1.23
2,000,000.00 2,000,000.00 2,000,000.00 0.0% 1.50% 1 0.00
0.00 0.00 0.00 - - - -
0.00 0.00 0.00 - - - -
50,000,000.00 50,000,000.00 50,000,000.00 0.7% 0.95% 1 -
200,000,000.00 200,000,000.00 200,000,000.00 3.0% 1.67% 1 -
187,000,000.00 187,000,000.00 187,000,000.00 2.8% 1.69% 1 -
835,000,000.00 834,191,417.05 826,222,540.00 12.4% 1.29% 410 1.09
1,250,000,000.00  1,242,445577.25  1,229,730,425.00 18.4% 1.71% 736 1.95
6,741,672,000.00  6,730,146,830.08  6,691,957,773.36 100.0% 0.02% 350 0.93

240,384,109.18

240,384,109.18

240,384,109.18

6,982,056,109.18

6,970,530,939.26

17,336,588.78

6,932,341,882.54

17,336,588.78

6,982,056,109.18

6,987,867,528.04

6,949,678,471.32

Yield for the money market funds is a weighted average of the month-end yields for the Federated, Goldman, and Fidelity money market funds.
Statistics for the total portfolio include money market funds.
Market prices are derived from closing bid prices as of the last business day of the month as supplied by F.T. Interactive Data, Bloomberg, or Telerate.
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Sector Distribution

U.S. Treasuries

Deposit
19.8%

Supranationals
12.4%

Joint Powers Authority

Certificates of

Commercial Paper
15.1%

2.8%
/ Corporate Notes
NOW Account 1.9%
3.0%
FICA Federal Agencies
7% 25.9%

Percentages may not sum to 100% due to rounding.
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Sector Market Value

Banker's Acceptances $0
Certificates of Deposit $1,323,394,021
Collateralized CD $0

Commercial Paper

$1,011,539,356

Corporate Notes

$128,352,156

Federal Agencies

$1,733,719,275

Money Market Mutual Funds $2,000,000
Municipal Debt $0
Repurchase Agreements $0
FICA $50,000,000

NOW Account

$200,000,000

Joint Powers Authority

$187,000,000

Supranationals

$826,222,540

U.S. Treasuries

$1,229,730,425
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Credit Quality Distribution

S&P RATINGS

AAA
16.1%

MOODY’S RATINGS

Not Rated
3.7%

Not Rated
3. 7%

A-1
15.7%

A-1+
18.6% A+

0.5%

AA+
44.1%

\ 0.3%
AA-

1.0%

Credit Rating Market Value

A-1+ (Short-Term)

$1,247,870,242

A-1 (Short-Term)

$1,051,961,970

AAA (Long-Term)

$1,077,555,493

AA+ (Long-Term)

$2,948,561,990

AA (Long-Term) $16,876,213
AA- (Long-Term) $64,137,260
A+ (Long-Term) $34,994,605
A (Long-Term) $0

Not Rated

$250,000,000

Percentages may not sum to 100% due to rounding.
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P-1
34.4%

Al

0.3%

1.0% /
Aa2 Aa3

Aaa
60.1%

0.5%

Credit Rating Market Value

P-1 (Short-Term) $2,299,832,212
Aaa (Long-Term) $4,026,117,483
Aa3 (Long-Term) $34,994,730
Aa2 (Long-Term) $16,876,213
Aal (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $0
Al (Long-Term) $64,137,135
Not Rated $250,000,000
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Maturity Distribution
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Maturity range assumes no securities are called.
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San Bernardino County Pool Portfolio Yield Summary

Yield to Maturity

At Cost
March 2017 1.08%
April 2017 1.10%
May 2017 1.11%
June 2017 1.16%
July 2017 1.23%
August 2017 1.25%
September 2017 1.27%
October 2017 1.29%
November 2017 1.32%
December 2017 1.38%
January 2018 1.45%
February 2018 1.49%
March 2018 1.59%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool.
2. All historical yields restated to include money market funds.
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